APPENDIX D --SUMMARY STATISTICS FOR ALL THE LOAN GRANTING SAMPLES THAT ARE STUDIED IN TABLES 2 AND 3
Notes : There are no firm characteristics for the columns 2 to 5 as these samples are drawn directly from the 2,335,321 observation dataset. Notes : The table reports the estimated coefficients and robust standard errors (S.E.) clustered at the indicated level from linear probability models estimated using least squares. Fixed effects are included ("yes"), not included ("no"), or comprised by another set of fixed effects that are included ("--"). The set of month fixed effects includes a fixed effect for every (but one) year:month during the sample period. The variable definitions and summary statistics are in Table 1 . *** Significant at the 1 percent level. ** Significant at the 5 percent level. * Significant at the 10 percent level.
Notes : The table reports the estimated coefficients and robust standard errors (S.E.) clustered at the bank-month level from linear probability models. The linear model is estimated using least squares. The variable definitions are in 2002:02-2008:12 2002:02-2008:12 2002:02-2008:12 2002:02-2008:12 2002:02-2008:12 2002:02-2008:12 2002:02-2008:12 *** Significant at the 1 percent level. ** Significant at the 5 percent level. * Significant at the 10 percent level.
APPENDIX G --REGRESSION RESULTS, LOAN GRANTING AND MONETARY CONDITIONS: VARIOUS ROBUSTNESS (dependent variable: LOAN APPLICATION IS GRANTED ibt )
Notes : The table reports the estimated coefficients and robust standard errors (S.E.) clustered at the bank-month level from linear probability and logit models. The linear model is estimated using least squares and the standard errors in the logit model are linearly adjusted. The variable definitions are in The table reports the difference in the semi-elasticities a future loan application is granted after an earlier application is made for firms currently without a bank relationship, with a single relationship, or with a median number, i.e., three, relationships for a 100 basis points change in the interest rate or GDP growth, and for bank capital and liquidity ranging between the 10th (low) and 90th (high) percentile. The estimated coefficients from Table 4 Model (6) are used.
